ABSTRACT
INTRODUCTION AND SUMMARY. Birnbaum, Esary and Marshall (1966) have
shown that the class u of distributions with increasing failure rate averages (IFRA) characterizes the concept of wear-out in the sense that cJ is the smallest class that contains the exponential distributions and is closed under the formation of coherent systems.
In this note, statistical inference for models in which the distributions are unknown and IFRA will be considered. Let F and G be defined by 
The next result shows that ^ and the exponential distribution K (x) = 1 -exp (-x/a) is a saddle point for the asymptotic power function ß(c; c P,H). In other words, t is worst for the exponential dlstnbtuion, but is better than all other tests for this distribution. (ii) The results of this section are stronger than the minimax results of [6] in the sense that no conditions such as bounds on the Kolmogorov distances or variances of the distributions are needed. Let Pitman asymptotic efficiency be as defined in [10] . It follows from (2, 6) 
|
It is easy to show ( [15] and [9] ) that \|f N is asymptotically most powerful and locally most powerful for the Weibull distribution. Thus IFRA distributions H with a density h which has the Radon -Nykodim derivative h' with respect to Lebesque measure and satisfies Moreover, using this, the definition (6.2), and noting that s(x,Ay) Is decreasing in A , one gets (6.5) A (ax,by) = (a/b) I (x,y) , (6.6) P A (Ä/A < t) = P,^ < t) , (6.7) A* < A--, (6.8) P(A* < t) = P(s(x,ty) < 0) , (6.9) P(A** < t) = P(s(x,ty) < 0) , (6.10) P(s(x,ty) < 0) < P(Ä < t) < P(s(x,ty) < o) , and 
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ABSTRACT
Let F and G be defined by F(t) = H(Yt) and G(t) = H(0t) where H is unknown and H(0) = 0 . For testing the equality of the means of F and G in the two-sample problem; it is shown that the Savage (The Annals of Ma thematical Statistics (1956) pp 590-615) statistic maximizes the minimum power over IFRA(orlFR) distributions asymptotically. Asymptotic uniqueness holds only in a class of rank tests. The results are extended to censored samples, tfie problem of estimating the ratio of the means, and the k-samplc problem.
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